
472 

17 CFR Ch. I (4–1–16 Edition) § 16.02 

reasonably determines to accurately 
reflect market conditions, clearly indi-
cating that such prices are nominal. 

(4) Additional information. Each re-
porting market must record the fol-
lowing information with respect to 
transactions in commodity futures, 
commodity options, swaps or options 
on swaps on that reporting market: 

(i) The method used by the reporting 
market in determining nominal prices 
and settlement prices; and 

(ii) If discretion is used by the report-
ing market in determining the opening 
and/or closing ranges or the settlement 
prices, an explanation that certain dis-
cretion may be employed by the report-
ing market and a description of the 
manner in which that discretion may 
be employed. Discretionary authority 
must be noted explicitly in each case in 
which it is applied (for example, by use 
of an asterisk or footnote). 

(c) Critical dates. Each reporting mar-
ket must report to the Commission, for 
each futures contract, the first notice 
date and the last trading date, and for 
each option contract, the expiration 
date in accordance with paragraph (d) 
of this section. 

(d) Form, manner and time of filing re-
ports. Unless otherwise approved by the 
Commission or its designee, reporting 
markets must submit to the Commis-
sion the information specified in para-
graphs (a), (b), and (c) of this section as 
follows: 

(1) Using the format, coding struc-
ture and electronic data transmission 
procedures approved in writing by the 
Commission or its designee; provided 
however, that the information must be 
made available to the Commission or 
its designee in hard copy upon request; 

(2) When each such form of the data 
is first available, but not later than 
7:00 a.m. on the business day following 
the day to which the information per-
tains for the delta factor and settle-
ment price and not later than 12:00 
p.m. for the remainder of the informa-
tion. Unless otherwise specified by the 
Commission or its designee, the stated 
time is U.S. eastern standard time for 
information concerning markets lo-
cated in that time zone, and U.S. cen-
tral time for information concerning 
all other markets; and 

(3) For information on reports to the 
Commission for swap or options on 
swap contracts, refer to part 20 of this 
chapter. 

(e) Publication of recorded information. 
(1) Reporting markets must make the 
information in paragraph (a) of this 
section readily available to the news 
media and the general public without 
charge, in a format that readily en-
ables the consideration of such data, no 
later than the business day following 
the day to which the information per-
tains. The information in paragraphs 
(a)(2)(iv) through (vi) of this section 
shall be made readily available in a 
format that presents the information 
together. 

(2) Reporting markets must make the 
information in paragraphs (b)(2) and (3) 
of this section readily available to the 
news media and the general public, and 
the information in paragraph (b)(4)(ii) 
of this section readily available to the 
general public, in a format that readily 
enables the consideration of such data, 
no later than the business day fol-
lowing the day to which the informa-
tion pertains. Information in para-
graph (b)(4)(i) of this section must be 
made available in the registered enti-
ty’s rulebook, which is publicly acces-
sible on its Web site. 

[77 FR 36696, June 19, 2012, as amended at 77 
FR 66333, Nov. 2, 2012] 

§ 16.02 Daily trade and supporting 
data reports. 

Reporting markets shall provide 
trade and supporting data reports to 
the Commission on a daily basis. Such 
reports shall include transaction-level 
trade data and related order informa-
tion for each futures or options con-
tract. Reports shall also include time 
and sales data, reference files and other 
information as the Commission or its 
designee may require. All reports must 
be submitted at the time, and in the 
manner and format, and with the spe-
cific content specified by the Commis-
sion or its designee. Upon request, such 
information shall be accompanied by 
data that identifies or facilitates the 
identification of each trader for each 
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transaction or order included in a sub-
mitted trade and supporting data re-
port if the reporting market maintains 
such data. 

[74 FR 12190, Mar. 23, 2009] 

§§ 16.03–16.05 [Reserved] 

§ 16.06 Errors or omissions. 
Unless otherwise approved by the 

Commission or its designee, reporting 
markets shall file corrections to errors 
or omissions in data previously filed 
with the Commission pursuant to 
§§ 16.00 and 16.01 in the format and 
using the coding structure and elec-
tronic data submission procedures ap-
proved in writing by the Commission 
or its designee. 

[71 FR 37819, July 3, 2006] 

§ 16.07 Delegation of authority to the 
Director of the Division of Market 
Oversight. 

The Commission hereby delegates, 
until the Commission orders otherwise, 
the authority set forth in paragraphs 
(a), (b) and (c) of this section to the Di-
rector of the Division of Market Over-
sight, to be exercised by such Director 
or by such other employee or employ-
ees of such Director as may be des-
ignated from time to time by the Di-
rector. The Director of the Division of 
Market Oversight may submit to the 
Commission for its consideration any 
matter which has been delegated in 
this paragraph. Nothing in this para-
graph prohibits the Commission, at its 
election, from exercising the authority 
delegated in this paragraph. 

(a) Pursuant to §§ 16.00(b) and 16.01(d), 
as applicable, the authority to deter-
mine whether reporting markets must 
submit data in hard copy, and the time 
that such data may be submitted where 
the Director determines that a report-
ing market is unable to meet the re-
quirements set forth in the regula-
tions; 

(b) Pursuant to §§ 16.00(b)(1), 
16.01(d)(1), and 16.06, the authority to 
approve the format, coding structure 
and electronic data transmission proce-
dures used by reporting markets. 

(c) Pursuant to § 16.02, the authority 
to determine the specific content of 
any daily trade and supporting data re-
port, request that such reports be ac-

companied by data that identifies or 
facilitates the identification of each 
trader for each transaction or order in-
cluded in a submitted trade and sup-
porting data report, and establish the 
time for the submission of and the 
manner and format of such reports. 

[62 FR 24032, May 2, 1997, as amended at 67 
FR 62352, Oct. 7, 2002; 71 FR 37819, July 3, 
2006; 74 FR 12190, Mar. 23, 2009] 

PART 17—REPORTS BY REPORTING 
MARKETS, FUTURES COMMISSION 
MERCHANTS, CLEARING MEM-
BERS, AND FOREIGN BROKERS 

Sec. 
17.00 Information to be furnished by futures 

commission merchants, clearing mem-
bers and foreign brokers. 

17.01 Identification of special accounts, vol-
ume threshold accounts, and omnibus ac-
counts. 

17.02 Form, manner and time of filing re-
ports. 

17.03 Delegation of authority to the Direc-
tor of the Office of Data and Technology 
or the Director of the Division of Market 
Oversight. 

17.04 Reporting omnibus accounts to the 
carrying futures commission merchant 
or foreign broker. 

APPENDIX A TO PART 17—FORM 102 
APPENDIX B TO PART 17—FORM 71 

AUTHORITY: 7 U.S.C. 2, 6a, 6c, 6d, 6f, 6g, 6i, 
6t, 7, 7a, and 12a, as amended by Title VII of 
the Dodd-Frank Wall Street Reform and 
Consumer Protection Act, Pub. L. 111–203, 124 
Stat. 1376 (2010). 

§ 17.00 Information to be furnished by 
futures commission merchants, 
clearing members and foreign bro-
kers. 

(a) Special accounts—reportable futures 
and options positions, delivery notices, 
and exchanges of futures. (1) Each fu-
tures commission merchant, clearing 
member and foreign broker shall sub-
mit a report to the Commission for 
each business day with respect to all 
special accounts carried by the futures 
commission merchant, clearing mem-
ber or foreign broker, except for ac-
counts carried on the books of another 
futures commission merchant or clear-
ing member on a fully-disclosed basis. 
Except as otherwise authorized by the 
Commission or its designee, such re-
port shall be made in accordance with 
the format and coding provisions set 
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